2020 Systemic Risk Indicators (millions of USD)
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BMO FINANCIAL CORP.
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CITIZENS FINANCIAL GROUP, INC.
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Intra-Financial System

Assets
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83,837
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Interconnectedness
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Intra-Financial System

Liabilities
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Securities Outstanding
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Payments
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7,544,040
13,654,365
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525,413
53,841,553
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Substitutability
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Assets Under Custody
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467,027
26,612
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3,477,165
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Underwriting
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0
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OTC Derivatives
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142,968
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83,872
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Complexity
N255

Trading and AFS Securities
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Level 3 Assets
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Cross-Jurisdictional Activity
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Cross-Jurisdictional
Liabilities
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460
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Top 10 U.S. Banks by Indicator

Total Exposures (trillions of USD)
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BANK OF AMERICA CORPORATION
CITIGROUP INC.

WELLS FARGO & COMPANY

GOLDMAN SACHS GROUP, INC., THE
MORGAN STANLEY
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Intra-Financial Liabilities (billions of USD)

JPMORGAN CHASE & CO.

BANK OF NEW YORK MELLON
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Intra-Financial Assets (billions of USD)
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Securities Outstanding (billions of USD)
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Top 10 U.S. Banks by Indicator (continued)

Assets Under Custody (trillions of USD)
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Top 10 U.S. Banks by Indicator (continued)

Trading and AFS Securities (billions of USD) Level 3 Assets (billions of USD)
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